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Banc of America

Deal Summary Report boa36_15_FIN
Assumptions Collateral
Settlement 31-Jul-2003{Prepay 100 PPC] Balance WAC WAM WAL Dur
1st Pay Date 25-Aug-2003|Default 0 CDR $101,201,869.00 5431 1 1+ 179 3.961
Recovery Q months ' , -
Severity 0% ¢
Tranche Balance Coupon Principal Avg Dur  Yield Spread Bench Price $@1ibp  Accrued  NetNet Dated Notes
Name Window Life bp % Int{M) (MM) Date
3P0 401,955.48 0.00000  08/03-08/18 3.928 01-Jul-03  XRS_PO
30 82,773,053.00 0.54440  08/03-086/18 3.967 01-Jul-03  NTL_IO
3A1 98,674,674.00 475000  08/03-06/18 3.889 01-Jul-03  FIX
3suB 2,125,239.52 475000  08/03-06/18 7.307 01-Ju-03  FX
Yield Curve

Mat 6MQ 2YR 3YR S5YR 10YR 30YR
Yld 0.852 1.14B 1.441 2.216 3.322 4.404




BOAA36_15_FIN - 3A1

Banc of America
Balance $98,674,674.00 Delay 24 WRC (1} 5.430894979
Qapan 4.75000 Dated 07/01/2003 NET{1) 5.176395
Settle 07/31/2003 First Paywent 08/25/2003 WAM (1) 179
Price 150 PSA 200 PSA 250 PSA 375 PSA 500 PSA 800 PSA 1000 PSA 1600 PSA
Yield Yield Yield Yield Yield Yield Yield Yield
101-18.000 4.4101 4.3738 4.3368 4.2425 4.1478 3.9277 3.7924 3.4366
101-22.000 4.3849 4.3462 4.3068 4.2065 4.1057/ 3.8712 3.7270 3.3481
101-26.000 4.3598 4.3188 4.2770, 4.1705) 4.0636 3.8148 3.6618 3.2538
101-30.000 4.3347 4.2914 4.2472 4.1346| 4.0215 3.7585 3.5967 34717
102-02.000 4.3097 4.2640 42175 4.0988 3.9796 3.7023 3.5318 3.0838
102-06.000 4.2847 4.2367 4.1878 4.0631 3.9378 3.6463 3.4670 2.9960
102-10.000 42598 4.2095 4.1582 4.0274 3.8960 3.5903 3.4023 2.9084
102-14.000 4.2349 4.1823 4.1286 3.9918 3.8544 3.5344 3.3377 2.8209
102-18.000 4.2101 4.1552 4.0991 3.9563 3.8128 3.4787 3.2732 2.7337
102-22.000 4.1853 4.1281 4.0697 3.9209 3.7713 3.4231 3.2089 2.6466
102-26.000 4.1606 4.1011 4.0403 3.8855 3.7298 3.3675 3.1447 2.5596
102-30.000 4.1359 4.0741 4.0110 3.8502 3.6885 3.3121 3.0806 2.4729
103-02.000 4.1113 4.0472 3.9818 3.8150(. 3.6473 3.2568 3.0166 2.3863
WAL 5.941 5.353 4.857 3.917 3.2711 2.359 2.015 1.460
Mod Durn 4,883 4472 4114 3.416|, 2918 2177 1.883 1.391
Mod Convexity 0.287 0.329 0.282 0.197 0.143 0.076 0.056 0.031
Principal Window Aug03 - Jun18| Aug03-Jun18| Aug03-Juni18| Aug03-Jun18|. Aug03-Juni18| Aug03-Jun18| Aug03-Apr0%; Augl3-Jundé

Yield Curve

Mat &6MO 2¥YR 3YR SYR 10YR 30YR
¥ld 0.852 1.148 1.441 2.216 3.322 4.404
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BOAA 03-6 GROUP1
1% Clean up call for the deal

ROUPI:
CONFORMING PPC CURVE DEFINED AS: 4% CPR, STEPPING 1.27272727% PER MONTH ENDING AT 18%
CPR IN MONTH 12
NON-CONFORMING PPC CURVE DEFINED AS: 6% CPR STEPPING 1.166666% PER MONTH ENDING AT
20% CPR IN MONTH 12

(location of Principal

ROUP1:
"ONFORMING PART:
1. Pay sequentially to 1AR and 1CB1 to 0 in this order

NON-CONFORMING PART:

1. Pay sequentially as follows:
a) Pay pro rata: 83.3333333333333% to INCI and 16.6666666666667% to INC2
b) Pay sequentially to INC3, 1NC4 and INCS5 to 0 in this order




BOAA 03-5 GROUP2
1% Clean up call for the whole deal

ROUP2:
PPC CURVE DEFINED AS: 4% CPR STEPPPING 1.272727% PER MONTH ENDING AT 18% CPR IN

MONTH 12
llocation of Principal

ROUP2:
1. Pay 2A1to 0




Banc of America

Deal Summary Report boa36_30_FIN
Assumptions ' Collateral
Settlement 31-Jul-2003|Prepay 100 PPC|100 PPC Balance WAC WAM WAL Dur
1st Pay Date 25-Aug-2003|Default 0 CCR
Recovery 0  months Grp 1 $339,584,809.00 6.03918 359  4.967  3.853
Severity 0%| Grp 2 $60,000,000.00 6.01011 359 4.492  3.556
Tranche Balance Coupon Principal Avg Dur  Yield Spread Bench Price S@1bp  Accrued  NetNet Dated Notes
Name Window Life bp % Int(M) (MM) Date

1PO 1,906,421.19 0.0000¢  08/03 - 07/33 4.939 01-Jul-03  XRS_PO
1WACIO 264,733,741.00 0.40478 08/03 - 07/33 4.976 01-Jul-03  NTL_IO
1C8 320,699,147.00 5.50000  08/03 - 07/33 4.684 01-Jul-03  FIX
suBs 19,979,726.24 5.50000  08/03 - 07/33 10.256 01-Jul-03  FIX
2PO 217,314.57 0.00000  08/03 - 07/33 4.463 X 01-Jul-03  XRS_PO
2WACIO 49,735,710.87 0.33239  08/03 - 07/33 4.499 01-Jul-03  NTL_IO
2NC1 42,231,000.00 5.00000  08/03 - 05/12 3.182 01-Jul-03  FIX
2NC2 8,446,200.00 8.00000  08/03-05/12 3.182 01-Ju-03  FIX
2NC3 2,000,000.00 550000  05/12-12/13 9.580 01-Jul-03  FIX
2NC4 2,000,000.00 5.50000  12/13-08/16 11.606 01-Jul-03  FIX
2NC5 2,105,000.00 5.50000 08/16 - 07/33 16.661 01-Jul-03 FIX
Yield Curve
Mat  6MO 2YR 3YR SYR 10YR 30YR

¥ld 0.842 1.1%3 1.512 2.292 3.396 4.461

[T—




BOAA36_30 FIN — 1CB

Banc of America
Balancs $320,699,147.00 Delay 24 WAC (1) 6.035178153
Cagxn 5.50000 Cated 07/01/2003 NET (1) 5.784678
Settle 07/31/2003 First Payment 08/25/2003 WM(1) 359
Price 50 PPC 100 PPC 200 PPC 300 PPC 500 PPC
Yield Yield Yield Yield Yield
102-10.000 5.1085 4.8542 4.2548 3.6308 . 2.2541
102-14.000 5.0889 4.8222 4.1956 3.5434 2.1046
102-18.000 5.0685 4.7802 4.1365 3.4561 1.8553
102-22.000 5.0480 4.7584 4.0776 3.3691 1.8064
102-26.000 5.0277 4.7266 4.0188 3.2822 ‘ 1.6578
102-30.000 5.0073 4.6949 3.9601 3.1955 1.5096
103-02.000 4.9871 4.6632 3.9016 3.1090 1.3617
103-06.000 4.9668 4.6317 3.8432 3.0227 1.2141
103-10.000 4.9468 4.6002 3.784¢8 2.9365 1.0668
103-14.000 4.9265 4.5688 3.7267 2.8506 0.9198
103-18.000 4.9064 4.5374 3.6687 27648 0.7733
103-22.000 4.8863 4.5061 3.6108 2.6792 0.6271
103-26.000 4.8663 4.4749 3.5530 2.5938| 0.4811
WAL 8.299 4.684 2.261 1477 0.838
Mod Durn 5.960 3.821 2,065 1.397 0.817
Mod Convexity 0.667 0.286 0.077 0.035 0.012
Principal Window Aug03 - Jul33 Aug03 - Jul33 Aug03 - Jul33 Aug03 - Nov07 Aug03 - Jun05
i
Yield Curve Mat 6MO 2YR 3YR SYR 10YR 30YR
Yld 0.842 1.193 1.512 2.2982 3.396 4.461




BOAA36_30_FIN — 2NC4

Banc of America
Balance $2,000,000.00 pelay 24 WaC(2) 6.010105362
Copan 5.50000 Dated 07/01/2003 NET (2) 5.755605
Settle 07/31/2003 First Payment 08/25/2003 WM (2) 359
Price 50 PPC 100 PPC 200 PPC 300 PPC 500 PPC
Yield Yield Yield Yield Yield
97-24.000 57194 5.7854 6.0220 6.2844 7.5879
97-28.000 57088 5.7741 5.9910 6.2356| : 7.4506
98-00.000 5.6983 5.7589 5.8600 6.1869| | 7.3135
98-04.000 5.6878 5.7436 5.9221 6.1383 7.1768
98-08.000 56772 5.7284 5.8982 6.0898 . 7.0402
98-12.000 5.6668 57132 5.8674 6.0413 6.9040
98-16.000 5.6563 5.6980 5.8366 5.9929 6.7680
98-20.000 5.6458 5.6828 5.8059 5.9446] 6.6323
98-24.000 5.6354 5.6678 5.7752 5.8963 ‘ 6.4268
98-28.000 5.6250 5.6527 5.7445 5.8482| . 6.3616
99-00.000 5.6146 5.6376 5.7138 5.8001 6.2267
99-04.000 5.6042 5.6225 5.6834 5.7520| 6.0920
99-08.000 5.5938 5.6075 5.6528 5.7041] . 5.9575
WAL 20.948 11.606 4.807 2.908| ! 0.986
Mod Durn 12.068 8.332 4.107 2.612 ! 0.930
Mod Convexity 2.054 0.883 0.204 0.085| . 0.013
Principal Window Nov22 - May26 Dec13 - Aug16 Jan08 - Sep08 Apr06 - Aug06| ' Jul04 - Julod

Yield Curve

Mat 6MO 2YR 3YR 5YR
Yld 0.842 1.193 1.512 2.292

10YR 30YR
3.396 4.461
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BOAA36_30_FIN ~ 2NC3

Banc of America
Baiance $2,000,000.00 Delay 24 WAL (2) 6.010105362
Copan 5.50000 Dated 07/01/2003 NET(2) 5.755605
Settle 07/31/2003 First Payment 08/25/2003 WaM(2) 359
Price 50 PPC 100 PPC 200 PPC 300 PPC 500 PPC
Yield Yield Yield Yield Yield
97-24.000 57327 5.8236 6.0753 6.3643 7.5879
97-28.000 5.7213 5.8060 6.0407 6.3101 7.4506
98-00.000 5.7098 5.7885 €.0061 6.2560 7.3135
98-04.000 5.6984 5.7709 59716 6.2020 7.1768
98-08.000 5.6870 5.7534 5.8371 6.1480 7.0402
98-12.000 5.6756 5.7359 5.8027 6.0942 6.9040
98-16.000 5.6642 5.7184 5.8684 6.0404 6.7680
98-20.000 5.6529 5.7010 5.8340 5.8868 6.6323
98-24.000 5.6415 5.6836 5.7998 5.8332 6.4968
98-28.000 5.6302 5.6662 5.7656 5.8797 6.3616
99-00.000 5.6189 5.6488 5.7314 5.8262 6.2267
99-04.000 5.6077 5.6315 5.6974 57729 6.0920
99-08.000 5.5964 5.6142 5.6633 57197 5.9575
WAL 18.070 9.580 4.243 2.597 0.986
Mod Durn 11.119 7.237 3.679 2.352 0.930
Mod Convexity 1.689 0.651 0.164 0.069 0.013
Principal Window Jun20 - Nov22 May12 - Dec13 Juld7 - Jan08 Jan06 - Apr06|  Jul04 - Jul04
Yield Curve Mat 6MO 2YR 3YR 5YR 10YR 30Y¥R

Yld 0.842 1.193 1.512 2,292

3.396 4.461




BOAA36_30_FIN - 2NC5

Banc of America
Balance $2,105,000.00 Delay 24 WC (2) 6.010105362
Coupan 5.50000 Dated 07/01/2003 NET(2) 5.755605
settle 07/31/2003 First Payrent 08/25/2003 WEM (2) 359
Price 50 PPC 100 PPC 200 PPC 300 PPC . 500 PPC
Yield Yield Yield Yield] Yield
97-24.000 5.7044 5.7429 5.9504 £.1926 7.5879
97-28.000 5.6948 5.7307 5.9242 8.1501| - 7.4506
98-00.000 5.6853 5.7186 5.8881 6.1076 7.3135
98-04.000 5.6758 5.7065 5.8720 6.0651] 7.1768
98-08.000 5.6663 5.6944 5.8460 6.0228 7.0402
98-12.000 5.6568 5.6823 5.8199 5.8805 6.8040
98-16.000 5.6473 5.6703 5.7940 5.9382 6.7680
98-20.000 5.6379 5.6582 5.7680 58961 . 6.6323
98-24.000 5.6285 5.6462 5.7421 5.8540 6.4968
98-28.000 5.6190 5.6342 5.7163 5.8119 6.3616
99-00.000 5.6096 5.6223 5.6905 5.7700 6.2267
99-04.000 5.6002 56103 5.6647 57280 6.0920
89-08.000 5.5809 5.5984 5.6389 5.6862 5.9575
WAL 25,794 16.661 5.859 3.374 0.986
Mod Durn 13.347, 10.491 4.866 2.993) 0.930
Mod Convexity 2.644, 1.508 0.287 0.110 0.013
Principal Window May26 - Jul33| Aug16-Jul33| Sep08-Juni10| Aug06 - Apr07|  Jul04 - Jul04
Yield Curve Mat EMO 2YR 3YR 5YR 10YR 30YR
¥ld 0.842 1.193 1,512 2.292 3.396 4.461

T e




